WEZBiT
RITAIRZFHID

BB SRY

O NEX Lsamsmae

[2023-04-06])

| L

R 14D 239904 1.7-1.72, 84D 229976 1.86-1.87, 287D 230001 2.18-2.19, 1.95Y 230005 2.4-2.4025, 4.78Y 230002 2.68-2.685, 9.9Y

230004 2.86-2.863, 29.56Y 220024 3.241-3.2415

EBERE(%) 2.1825 2.4950 2.6750 2.8050 2.8800 3.2380
2.8100

SHERE%) 2.1800 2.5000 2.6820 2.8800 3.2415

(%) -0.0025 0.0050 0.0070 0.0050 0.0000 0.0035

B eus

ERMRAE 50D 220206 1.98-2.01, 116D 220211 2.17-2.18, 280D 210202 2.37-2.38, 1.19Y 140215 2.49, 2.28Y 200212 2.645-2.65, 3.9Y 220203 2.82-
2.83, 4.93Y 230403 2.895-2.8975, 7.91Y 210205 3.026-3.0275, 9.56Y 220220 3.0475-3.053

FEBIEEERR (%) 2.4000 2.6000 2.8200 2.9925 3.0625
SHIEEERLER(%) 2.4100 2.6250 2.8200 2.9825 3.0650
TH (%) 0.0100 0.0250 ! -0.0100 0.0025
MEEEFFE(%) 2.2400 25650 2.8300 2.9800 3.0350
& HEFHE(%) 2.2750 2.5600 2.8365 2.9800 3.0325
TH (%) 0.0350 -0.0050 0.0065 0.0000 -0.0025

B eouns

SHEMAIRIBE TR |, R TFEETEZHR AAA AA+IERIF=M., Bin/AmE, 32D 012283702.1B 22 EB)J SCPO11 AAA FYAZTE 2.45%fE, RITHEA
H%£, 61D 012380843.1B 23 Rl SCP002 AA+ FN3ZTE 2.70%ME, RITHLEES, PKimAE, 104D 012380352.1B 23 B2Rg SCP003 AAA  FX3ZTE 2.50%fiL

&, {RITHLES, 120D 012380431.1B 23 LLZREREE SCP001 AAA  FRAXTE 2.85%E, RITHAES, Kin/mE, 253D 012381081.1B 23 &b/ 1#%



SCP001 AAA BEAXTE 2.62%UE, IRITHLEES, 351D 072310074.1B 23 {551 CP009 AAA FYATE 2.64%MUE, SRITHAES,;

=
=

I TN T T T T

AA+
s
AA
AA-
AAA
SRR AA+
(BP) AA
AA-
B so=e
& IPER SRR, 1-3 T

2.86

3.04

3.54

24 5

2.86 0

3.06 -2

3.56 -2

Z, IRFEHESTRTIEY,

2.55

2.82

3.25

4.0

2.82

3.25

4.0

2.69

2.88

3.66

432

2.88

3.64

4.3

2.72

2.94

3.94

4.63

2.94

3.92

4.63

2.8

3.03

418

473

3.03

4.16

4.7

S BrERES

19 EgE8 MTNOO8 (AAA, 1.47Y) 7E 2.80%pk3z, {EIH{E 1bp AR3Z; 22 EF

MTNO02 (AAA, 2.46Y) FEAITE 3.00%, {H{EMHALAES; 22 ShEBERR MTNOO2 (AAA, 2.21Y) 7£ 3.08%FE3s, SfffE 1bp AizR; 21 FES MTNO10 (AAA,

1.52Y) 7£2.87%pk3, Bih1E 3bp M3z, 3 25 FHIR, Az, 22 BB MTNO08 (AAA, 4.4Y) 7E 3.14%m32, BibfE 3bp B3z, 16 EFF& MTNOO1

(AAA, 3.26Y) 7x 3.10%p%3Z.

AAA+
AAA
BIFU R ER
AA+
AA
AAA+
SiERYR3ERRTER AAA
(BP) AA+

AA

B cus

S5Y RLAEHRRR, piazZ g, &

2.88

2.99

3.21

2.72 4

2.89 -1

3.0 -1

3.2 1

2.96

3.07

3.48

3.78

WA=,

3.09

3.5

3.8

SHPRlEmE

3.16

3.42

3.82

4.07

a%—H—

}E/ZJ

342

3.83

4.08

g = N

_-----

3.33

Null

Null

Null

3.55

Null

Null

Null

Null

Null

Null

Null

Null

Null

Null

Null

Null

Null

Null

Null

Null

Null

SHEWERRRER, B, 58, R{7, RENSsERENESS, URETHE 21 84 01 AAA B3X7E 2.81%, EEEH, EEXA. 21 EZ5 01 AAA

PXAZTE 2.74%, BEkt, EEXA,

21 33FF 03 AA+ F3STE 3.70%, $R1

e 7o mE, 21 KHr 01 AAA pERTE 2.96%, {REGSEH, fR1T

TEH, RITEAN, KiEAM@E, 23 808 04 AAA FERTE 3.335%.,



RIRKE

13D

15D

15D

16D({K 2)

17D(fK 1)

17D(R 1)

22D

22D

22D

32D

32D

32D

32D

32D

33D

34D

34D

37D(fK 2)

43D

53D

61D

61D

63D

63D

64D

76D

76D

85D

85D

96D

104D

AR RENE (&R1TH143)

012380142.1B

012380283.1B

012380731.1B

132380004.1B

012282618.1B

012284043.1B

012380625.1B

012380757.1B

012380757.1B

012380757.1B

012283702.1B

012283702.1B

012283694.1B

012283694.1B

012283702.1B

012282807.1B

072210149.1B

042280240.1B

012200170.1B

072310010.1B

012283118.1B

012380843.1B

012380843.1B

012381238.1B

042280296.1B

012283882.1B

012381139.1B

012381139.1B

012381173.1B

012381331.1B

012284035.1B

012380352.1B

23 kg SCPOO1
23 TNEREE SCPO01
23 FFEaimEE SCP006
23 %ege7KEE GNOO3
22 [HNHB#k SCPOO5
22 &% SCPO06(RIEIZER)
23 KREERE SCPO0T (RIEIZEHR)
23 thaxB&H% SCPO02 (R EIEHR)
23 thaxB&#E SCPO02 (RIEIZEHE)
23 TS SCPO02 (R BIEHE)
22 B3R SCPO11
22 B3y SCPO11
22 B SCPO10
22 B SCPO10
22 B SCPO11
22 #AALRHE SCP002
22 $BE5IES CPO10
22 B3Ry CP007
22 XpEAEEE SCPO09
23 EfFiEss CPOOT
22 7Y)|I=EE SCP004
23 K1l SCP002
23 R1l SCP002
23 EEiBE# SCP003
22 B8Ry CPO10
22 RpkFEEE SCPO11
23 RE SCP003
23 RE SCP003
23 FR3ET, SCP024
23 F34EIf, SCP027
22 j@mgtasE SCP009

23 B2 SCPO03

IIIIIIH%%!IIIIII
AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AA+
AA+
AAA
AAA
AA+
AA+
AAA
AAA
AAA

AAA

2.35%
2.45%
2.40%
2.40%
2.60%
2.59%
2.60%
2.60%
2.60%
2.60%
2.45%
2.45%
2.45%
2.45%
2.45%
2.61%
2.36%
2.40%
2.85%
2.38%
2.45%
2.70%
2.70%
2.60%
2.37%
2.75%
3.99%
3.99%
2.50%
2.50%
2.68%

2.50%



108D(fK 1)
117D
120D

129D(fK 1)
146D

170D(fK 2)
187D
193D
222D
253D
253D

351D

SHEPEKR

FIRKE

15D
15D
18D+NY
40D
46D
72D
102D+NY
134D+2Y
137D+NY
140D
144D
146D
166D
166D
171D
288D
291D

294D

012283893.1B

012283858.1B

012380431.1B

012381028.1B

012380795.1B

042280427.1B

012380235.1B

012381295.1B

042380088.1B

012381081.1B

012381081.1B

072310074.1B

102000756.1B

102000756.1B

102000756.1B

101800476.1B

101800626.1B

102001062.1B

132100062.1B

102001375.1B

102001551.1B

102001564.1B

101800944.1B

102001676.1B

101800985.1B

101801087.1B

101801087.1B

102001825.1B

102280139.1B

102100141.1B

101900132.1B

21

22 $335@ SCP008

22 T80 SCP004

23 LI%R£RE SCPOO1

23 B &R SCP002

23 EfrESS SCP001

22 HEEA CP001

23 #55&H SCP003

23 g SCPO18

23 {RF &R CP0O1

23 HI 1% SCPOO1

23 FJ 1% SCPO01

23 FA{S5EE CP009

EE AR RENE (R1TH143)

20 HE—5 MTNO002

20 FIE—S MTNO002

20 FE—5 MTNO002

18 18//E MTN002B

18 EEL&F MTNOO2

20 ;Cs MTNOO7A

EaEE 7 GNOO1 (FRhFIfE)

20 &% MTNO002

20 #FEFEE MTNOO1

20 %88 MTNOO3

18 &#e/R MTNOO1

20 BxG7Kife MTNOO1

18 mE#E MTNOO1

18 =Wkipiig MTNOO02

18 SWkiaE& MTNOO2

20 786 MTNOO3

22 %eE MTNOOTA

21 #iARE, MTNOO1

19 &Rl MTNOO2

AAA
AAA
AAA
AA
AAA
AA+
AAA
AAA
AAA
AAA
AAA

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AA+
AA+
AAA
AAA
AAA

AAA

2.64%

2.65%

2.85%

3.04%

2.64%

2.75%

2.62%

6.45%

2.66%

2.62%

2.62%

2.64%

2.38%

2.38%

2.38%

2.90%

2.72%

2.38%

2.67%

2.72%

2.78%

2.78%

2.71%

2.72%

2.67%

2.81%

2.81%

2.72%

2.68%

2.81%

2.85%



304D

304D

339D+2Y

345D

357D

1.02Y+2Y

1.03Y

1.06Y

1.19Y

1.19Y

1.2Y

1.37Y+2Y

1.48Y

1.48Y

1.55Y

1.71Y+2Y

1.92Y

1.94Y+NY

2.1Y+5Y

2.1Y+5Y

2.21Y

2.21Y

2.21Y

2.26Y+2Y

2.96Y+2Y

2.97Y

2.97Y

4.46Y

SHEIVERKEE

RIRKE

18D+NY({k 1)

40D

50D

102100244.1B

102100244.1B

102100386.1B

102100443.1B

101900429.1B

102100654.1B

102280812.1B

102100852.1B

102101095.1B

102101095.1B

102101110.1B

102101613.1B

102282162.1B

101754113.1B

102102113.1B

102103298.1B

102280461.1B

102380509.1B

101554028.1B

101554028.1B

102281332.1B

102200165.1B

102001248.1B

102281514.1B

102380652.1B

102380693.1B

102380693.1B

102282110.1B

2028009.1B

163470.SH

138582.SH

2028019.1B

21 4E&RE MTNOO1

21 4EERE MTNOO1

21 EERIg MTNOO1

21 TSt MTNOOT

19 RiEE MTNOOT

S 5ithEk MTNOO1

22 ;aIEMEE MTNOO6

21 Ki&E#E MTNOO1

21 EHEEE MTN002

21 HEHE MTN002

21 %P5 MTNOO1

21 F1iRtEE MTNOO6

22 FRErAE MTNOO2 (R BIEEHE)

7 &iEEE MTNOO1

21 FARE MTNOO1

21 ER=#T MTNOO3

2 B MTNOO2 (4R E)

23 7I57K MTNOO1

15 #eaE&E MTNOO1

15 #2585 MTNOOT

22 FhEEERFR MTNO0O2

22 L3Rk MTNOOS

20 JLmER MTNOO1

22 BEIEES MTN002

23 itk MTNOO1

23 EreEE 1 MTNOO7

23 ERerE1 MTNOO7

22 $r=lk MTNOO9

=35 RSB (R1TH149)

20 HtRIT/IVMER 02

22 JEIE ST

20 PLRRT/IMIR 01

AAA

AAA

AA+

AA+

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA

AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA/A-1

AAA

3.22%

3.22%

3.33%

3%

2.90%

2.93%

3%

2.97%

291%

2.91%

2.83%

3.08%

2.89%

4.60%

2.90%

3.45%

2.95%

4.08%

2.95%

2.95%

3.08%

4.30%

2.96%

3.41%

3.82%

4%

4%

3.39%

_

2.10%

2.50%

2.42%

2.42%



51D(fA 2)

70D+3Y

88D

124D

124D

142D(1K 2)

152D +5Y

169D

171D(K 1)

200D+2Y

200D+5Y(fK 1)

207D+NY({K 2)

237D

240D(fK 2)

247D(K 2)

255D({K 1)

278D

279D+1Y

279D

290D+2Y

290D +2Y

304D(fK 1)

321D+2Y({k 2)

337D

351D+5Y

353D(fK 1)

354D

354D

1.01Y+5Y

1.02Y

1.02Y

1.04Y+2Y

1.12Y+2Y

1.14Y

2028020.1B

178797.SH

167139.SH

143381.SH

143381.SH

138976.SH

1828006.1B

175189.SH

197192.SH

167912.SH

1828012.1B

2080323.1B

114351.SH

149725.5Z

197760.SH

185125.SH

155129.SH

185211.SH

196019.SH

177646.SH

177646.SH

175729.SH

138930.SH

175779.SH

1923001.1B

2128010.1B

151343.SH

151343.SH

1928009.1B

188000.SH

188000.SH

178388.SH

188119.SH

185824.SH

20 FVER1T/IVAfR 03

21 §73Z 01

20 #4403

18 7% 02

18 7% 02

23 B8R S1

18 FERIT—4K 01

20 R, 01

21 &2 05

20 774 01

18 PfSIRIT 4K 02

20 FHEI4RHER 02

22 ZIl| D2

21 5% 14

21 TRREER

21151 16

19 i 01

22 IR —

22 1% 01

21 K 01

21 X3 01

21 EZ5 01

23 BEfg 02

21 Rk C1

19 FEAS

271 FERIRAT/IMAIR

G191

G19/8X% 1

19 RASRIT 4R 04

21 #4701

21 &7 01

21 57F 03

21 g 01

2217#% 03

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AA

AA+

AAA

AAA

AA+

AAA

AA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AA+

AAA

AAA

AAA

AA+

AAA

AAA

2.50%

3.83%

4.65%

2.68%

2.68%

2.78%

2.75%

2.72%

4.40%

3.95%

2.79%

2.96%

3.53%

2.68%

4.65%

2.68%

2.74%

4.26%

5.47%

2.96%

2.96%

2.74%

3.18%

2.83%

2.89%

2.67%

4.20%

4.20%

2.88%

2.80%

2.81%

3.46%

2.86%

3.04%



1.15Y

1.37Y+NY

1.39Y+NY(fk 1)

1.41Y+NY

1.42Y

1.56Y({k 2)

1.63Y+5Y

1.65Y

1.72Y+NY

1.81Y(fK 2)

1.88Y

1.88Y+2Y(fk 1)

1.89Y+NY

1.95Y+NY

1.95Y+NY

1.96Y

1.96Y

2.04Y

2.08Y+5Y

2.1Y+NY

2.1Y+NY

2.1Y+NY

2.26Y+NY

2.26Y+NY

2.26Y+NY

2.35Y

2.44Y+5Y({K 2)

2.44Y

2.46Y+NY

2A47Y+3Y

247Y+3Y

2.48Y+2Y

2.58Y+5Y({K 1)

2.58Y+5Y({K 1)

155435.SH

1928021.1B

2180335.1B

2180361.1B

148058.5Z

188918.SH

1928033.1B

185066.SH

1928038.1B

2228007.1B

2228009.1B

185368.SH

2028003.1B

2028006.1B

2028006.1B

2226003.1B

133215.5Z

163442.SH

2028013.1B

2028017.1B

2028017.1B

2028017.1B

2028023.1B

2028023.1B

2028023.1B

137629.SH

2028033.1B

137816.SH

2028037.1B

148073.5Z

148073.5Z

196485.SH

2028044.1B

2028044.1B

19 FEgk 04

19 RAVERITRERR 01

21 ST AT 01

21 SPATIRAIERE] 02

22 178 02

EFR 13

19 FERIT 4 03

21 %88 08

19 FLIRITKERAR 01

22 iHARHIT 01

22 FERIRAT/IMAIR

22 5535 01

20 FLIRITKEL}R 01

20 HPHEsRITIKER R

20 HBfETRITRER R

22 iCF1R(T 01

22 i#¥in 02

20 FEK 01

20 AERIT”4R 01

20 ARARITRERSR 01

20 ARIVRITRERSR 01

20 AAIRITRERSR 01

20 FERIIRITKEL R 01

20 FRRIIRITKERSR 01

20 FERIIRITRERSR 01

22 [EEX C2

20 FIRIRIT R

22 iT§R 01

20 FERIRITIRERR

22 K 01

22 FEgkg 01

22 iHE V

20 ITRIRIT 4R 01

20 IRIRIT—4R 01

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AA+

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA

AAA/AA+

AAA

AAA

AAA

AAA

AAA

AA

AAA

AAA

2.73%

3.12%

3.29%

3.30%

2.95%

2.87%

3.01%

2.87%

3.45%

2.78%

2.79%

3.92%

3.48%

3.23%

3.24%

3.22%

4.12%

3.06%

3.10%

3.26%

3.26%

3.26%

3.35%

3.35%

3.36%

3.67%

3.15%

3.07%

3.41%

2.93%

2.93%

5.25%

3.26%

3.26%



2.58Y+5Y(fKk 1) 2028044.1B 20 I RIRIT 4% 01 AAA 3.25%
2.62Y+NY 2028048.1B 20 FERITKER R 02 AAA 3.35%
2.62Y+NY 2028048.1B 20 FERTTRER 02 AAA 3.35%

2.98Y 2.12E+08 23 HBRT1R 01 AAA 2.84%
3.12Y+NY 2128019.1B 21 PERITKER R 01 AAA 3.47%
3.18Y+NY 2128022.1B 21 RIBIRITRERMR AAA 3.48%
3.27Y({K 1) 111105.5Z 21SZMC04 AAA 3.12%
3.28Y({K 1) 152959.SH 21 B4, 04 AAA 3.18%
3.56Y+NY 188942.SH 21 45 Y2 AAA 3.62%

3.61Y+5Y({K 1) 2128039.1B 21 RERIT "4 03 AAA 3.40%

3.77Y 149771.5Z 22 & 02 AAA 3.63%

3.88Y+NY(fk 1) 149804.5Z 22 Rz Y1 AAA 3.78%
3.88Y+NY 2228011.1B 22 FAVERATIKER R 01 AAA 3.63%

3.9Y+NY({AK 1) 185438.SH 22 AT Y2 AAA 3.79%
3.92Y+5Y 2228017.1B 22 HRREERIT—4% 01 AAA 3.48%

3.95Y 2080047.1B 20 ERE AA/AA+ 4.45%
4.18Y+8Y({K 1) 2080152.1B 20 Pz 02 AAA 3.45%
4.2Y+5Y 2228039.1B 22 FRIRIT "R 01 AAA 3.51%
4.26Y+NY({K 1) 185388.SH 22 HEFR Y2 AAA 3.75%
4.6Y+5Y 92280134.1B 22 THT &AL R 04A AAA 3.53%
4.96Y+5Y 232380004.1B 23 RITREAIE 01A AAA 3.53%
1.67Y({AK 1) 032191401.1B 21 ;TFBiHEE PPNO04 AA+ 3.39%

1.88Y+1Y({k 1) 032380145.1B 23 FA#% PPNOO1 AA 3.98%
2.99Y+2Y 032380320.1B 23 iHMIiEE% PPNOO3 AA+ 100
4.36Y({K 1) 032280700.1B 22 FEEEH PPNOO1 AA+ 4.55%

3 / Derek Huang, Ethan Yuan, Teddy Chen, Oscar Wu

B Yolanda Fang
@h#: Yolonda Fong@cfets-nex.com.cn

BREHIE BRBEEXFRURETTRESHR

G EEEEER:
CLERERMIGAEER (CIFWEEL”) RACERRER, BYFRESH - REFEDER, HORFIRF EIEFETHECARRELT (CUFWFE CeERET") NS0, “WR FERFEEREYSETEMTA.
BREEHIERREERORGT. it. BURINR. “ERTRAEARRE, hARIEIRES. MEaMETIRMSES, BOREEDTmHETES. FAEEIRIENSARRMEmE,

WWW.CFETS-NEX.COM.CN



